
Source: Morningstar. As of 1/1/1999 -12/31/2023.
For a description of the charts and various definitions, as well as additional information and limitations to index performance, please see the Disclosure in the back labeled Factors Over Time 
Disclosure.

*Symmetry Partners’ investment approach seeks enhanced returns by overweighting assets that exhibit characteristics that tend to be in accordance with one or more “factors” identified in academic 
research as historically associated with higher returns. The factors Symmetry seeks to capture may change over time at its discretion.

FACTORS OVER TIME - THE LONG-TERM POTENTIAL

Factors are characteristics of stocks & bonds identified by financial science as offering potential for: 

•  Higher returns over time
•  Reduced risk

Symmetry Partners’ investment approach seeks enhanced returns by overweighting assets focused on capturing these factors of return.*

MSCI Factor Outperformance vs. MSCI USA (Monthly Rolling ‘99-’23)
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DISCLOSURE

Factors are sources of expected returns. Symmetry searches for factors that have been shown historically to deliver higher returns over time. Symmetry Partners’ investment 

as historically associated with higher returns. Please be advised that adding these factors may not ensure increased return over a market weighted investment and may lead to 
underperformance relative to the benchmark over the investor’s tim e horizon.

transaction and/or custodial charges, the deduction of an investment management fee, nor the impact of taxes, the incurrence of which would have the effect of decreasing 
historical performance results. It should not be assumed that your account holdings correspond directly to any comparative indices.

All indexes have certain limitations. Investors cannot invest directly in an index. Indexes have no fees. Historical performance results for investment indexes generally do not 

historical performance. Actual performance for client accounts may differ materially from the index portfolios.
-

index aims to capture the performance of quality growth stocks by identifying stocks with high quality scores based on three main fundamental variables: high return on equity 

Momentum = MSCI USA Momentum Index: MSCI USA Momentum Index is based on MSCI USA Index, its parent index, which captures large and mid-cap stocks of the US market. 
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